FIGURE 4 



Trading 
Controller 
(hardware) 



Port 
Controller 



Mesaging 
Controller 




Configuration 
Engine 





^Prbbnetarymmdihg 


'J 


Application 






User-Specified 


1 

f 


Overlay 






Trading Application 
















Open API 






User-Specified 
Trading Application 
(proprietary link) 




Interface 















o 
o 
o 

CM 

@ 

CD 
O 
O 



o 

0) 

O 
13 

o 



v5 



CD 

o CO in o o 

M CM LO CM T- 
< CO CO CO CO • 


< 

o CD CO in in 
rsl CO in 00 CM 

< CO CO CM CO ' 
_J CO CO CO CO 

o 


0 N- CO CD 
0 CD CM 1^ CM CM 
-> 00 CD 00 CD + 
Q CO CO CO CO 


_ oooino 
° CO -r- CM 101^ 

y CM CD CM CO + 


ZYZO 
99450 
99455 
99445 
99450>/ 
-10 


OOOOO 
^ CD CD Tj-ID CM 
F • 

CD CD CD O) 

CD CD CD CD 


> 

o in 00 00 

IsJ 1- T- CM CD CO 

< coco t 

>- CD CJ) C3) CJ) 


ZEZO 
93275 
93290 
93265 
93275^ 
-5 


< 

0 CO 0 CD 
Kl ^OinCDCD 

< CD in in ' 
00000000 

LU 


ZNZO 
15230 
15610 
15220 
15355^ 
+70 


ZEH1 
93420 
93470 
93410 
93430^ 
-10 


ZEM1 
93530 
93585 
93510 
93530^ 
-20 


> 

_^ 00 ^ CD 00 
P rf N-tT CDCO 

!>; CO CO coco < 

^ CD CD CD CJ> 


> 

CD ^ X- 

P in CD CO CO 

P;^ CO CD CD CD 

^ in in in in 


in 


< 

_ CO 00 CD T- 

P N- CD in CD CD 

!^ in in in in • 
g 00 00 00 00 


EDZO 
93270 
93275 
93270 
93275'^ 
0 


EDH1 
93415 
93435 
93410 
93420^ 
-10 


EDM1 
93525 
93540 
93515 
93525^ 
-15 


> 

O 00 CD CM CD O 

rsl o CO CM 

< CO CO CM CM T- 
CL • 

CO ^T-T-T- 


> 

O CD CM O CO 
M CM CO 00 CD 

< in LO ^ ' 

< CD CD CD CD 
O 


0 00 in 00 
P '^incMco 1 

CO CO CO CO 
CO CO CO CO 


> 

0 CD-^-^CDO 
tvj Tt CD ^ 

^ CM CM CM CM 


< 

0 CD CO in in 
M CO in CO T- csi 

< CO CO CM CO « 
_J CO CO CO CO 

0 


< 

T- in LO 0 CD 

Ll_ CM CO 00 
< CMCM^CM « 
_I CO CO CO CO 
0 


p. CM CM O CM ' 

lo into ID 
g oooo 


> 

oinooin 

P ^ CD ^ o 

in CD in in CD 
" r-" 1^ 


DLZO 
10350 
10353 
10341 
10348b 
-2 


> 

CM Tf'^CDO 

0 incD^'^ 

0 CM CM CM CM 


< 

T- in in 0 CD 

U_ CMCOOOf^ 
< CMCMt-CvJ ■ 
_J CO CO CO CO 

0 


< 

0 CO 0 CD T- 

M in CD CD 

< CD in in 1 
ZD CO 00 00 00 
1x1 


ZEH1 
93420 
93470 
93410 
93430^ 
-10 


> 

o o o o o o 
M ^ Ln o o o 
o CO in in 1^ 1^ 
:z T- CO 

LU CO CO T- T- 
CO CO CO CO ■ 


< 

O) 0 1^ N- ^ 
J— 0 T- CD 0 0 
-5 I^CDTfCDCM 

Q r^r^t^r^ + 

CMCMCVJCM 


> 

OCMCMCD 

0 in 1^ CO CO T- 
X 1^ 1^ 1^ 1 

CO ^ 


> 

00 CD 00 

P '^I^^CDCO 

[>! cocococo » 

CD CD CD CD 


DXC5 

11560 

11640 


< 

00 
00^ 

^CD 


00 
00 

+ 


SPC5 
143187 
143728 
142046 
142390^ 
-797 


NDC5 
329577 
329630 
316013 

-11549 


DJI 
109543 
110022 
109173 
1 ivjyooo 

+311 


> 

0 CDOCMCMCD 
X '^N•COCOT- 
<;; 1^ 1^ 1 
CO 
CO 


< 

0 CO r-- 0 CD 

hsl '^-OinCDCD 

< CD 1^ in in » 
::d 00 00 oooo 

LJJ 


tnocDO'^ 

P LOCOh-CMI^ 
y in CD CD + 


< 

o o o o o o 
rsj 1^ cx) in in in 

< CO 00 CO o 

CL. ''^f in CM CO 

CO ^ ' 


> 

o ooooo 
M m o o o o 
< ^ in o in CD 

Q ^ 00 00 CM 
2: COCOt-t-t- 
COCOCOCO 1 


DFAZO 
10990 
11110 
10950 

1 1 1 M A 

+78 


> 

0 CM CD CM Tj- CM 
M CO CM CO 
< CD CD CD CD + 
X: CM CM CM CM 


0 in in in 0 in 

M ^h-^CD'T- 

< + 

CO 


> 

0 in 0 0 in in 

M OCOI^CMOO 

<C CD 0> CD 

Z5 00 00 00 00 < 

zc 


SPZO 
144500 
144500 
142850 
143350^^ 

-1050 


NDZO 
332000 
332000 
318000 
318500^ 
-12900 


DFZO 
11070 
11075 
10955 

1 1U»3U 

-3 


> 

Tt CD CD CM 
0 CO CM CO 
M CD CD CD CD + 
^ CM CM CM CM 


> 

0 LOOOOO-^-CO 

M ^ CD in ' 

< CD CD CD CD 
0 CM CM CM CM 
0 


< 

0 oinoocD 

M 0 CD 0 
< T-CO^CMCM 

0 in in in in + 


r-"T-^N.CM 
P T- CO T- CM + 
^ 00 00 CO 00 
^ CD CD CD CD 


TYZO 
100020 
100085 

99310 
100035^ 
-15 


FVZO 
100100 
100135 
100090 
100095^ 
-20 


TUAAZO 

99312 
99317 
99300 
99300^ 
-12 


< 

0 in in 0 in 0 
rsi 0 in CM CM 

< CO CO CM CO + 
Q. 00 CO 00 CO 

0 


< 

0 0 in 0 0 r-- 
rsj 0 CO 'I- 'T- 
<: in in CO in + 

0 CD CD CD CD 

n: 


P O CO CD CN 
OCNOCM + 
3 CD CD 00 00 
^ CD CD CD CD 

Z) 


TYAAZO 
100120 
100235 
99270 
100035^ 
-15 


FVAAZO 
100160 
100220 
100085 
100095 
-20 


< 

0 OCOCDN-C\ 
NJ OCMOCM + 
<t O) 0> 00 00 
C/3 CT) 0> 0> O) 


TYAZO 
100120 
100235 

99270 
100040a 
-10 


< 

0 0 0 mm 0 

M CDCMOOO'r- 
< T- CM Of ' 
> OOOO 

u- 0 0 00 


OX-J—KJ 


oni-J—K 


0 I—I _J < 


oa:_J_K 




o:n_i-J< 



12/5 :15i25 |l4.50 !25~ |25 



[\]|Tj|lllll5j|§lHIZIHilSlg|i 



|2^5 

12/10 

2/10^0 



1 ^ 










i 6 mz 


'.PD.30+ 


99.312 






ij2Yn " ■ 


* 99.17+ 


99.10 


■1 


i5 


:^= = = = = = = = = =r = r 

Z6 3^4 51)5 


3.0 


: 3.2 


10 




= z5"3/4Nti5 


-.- - 






\ 







j 






; 5 3 B 6 03 




■90.20+ 




'10 " 


11 I'B 0.1)3 




112.26+ 




10 


i s 3/4 81)3 


99.15 


99.15+ 


10 


■10 

J 


r 5 1/4 o il) 3 


90.00+7 


""Od^OGG 


20 


MO 


' 11 7.'B N.'«3 




!l 15.20 




■ ;io 


: 4 1/4 N'li3 


95.100 


95.112 


10 


■eo 


j 4 3/4 2 04 


96.156 


196.162 


:io 


••ib 


15 1/4 5'm 


97.26 


: 97.26+ 


10 


■10 


6 804 


100.06 


;i6o.06+ 


20 


;fO 


■ 5 7.'ON-04 


99.25 


; 99.252 


40 


'24 


;"6 3M5'05 


m69i' 


1103.096 


221 


!234 


R 5 3/4N.'05 


99.20 


! 99.20 


•10 


■.'"iio""' 




USAAZO - Treasury Bond - Combined, Dec 00, Daily CQG © 2000. 

6= ^* ■ 990(5' MA#2 TmA ' " ' """"iZTZ VIT"^^ - 1 0300 i 

>H= 9923 

1= 9806 . . . . . . . . ; 

L= 9826 . : • 

A- +1 - 10200: 




^Apr |M ay' |jun ^ [jul [Aug _ |Sep |0ct "l^ov " JOec " "|Jan 01^ 

yyg^j^ggjjgy-^j^^^ijg-QQ 2000 IllSOAM (Ver: 2.589.0) * 



